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Daily Trading

U PTTEP (cut loss below 126) MCOT (cut loss below
23.0) BBL (cut loss below 109) LST (cut loss below

3.54) TASCO (cut loss below 35)

B O\ (take profit below 4.84)

Technical Analysis
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SET turnover (Bt mn) 17,262.65
SET Market Cap. (Bt bn) 5,680.12
PER (x) 24.67
PBV (x) 1.51
Dividend yield (%) 3.77
Ticker Buy Sell Total Net
5 dudiu yarn1sdagnd aas NVDR (uuw)

BANPU 697 99 796 599
SCC 398 231 629 166
PTTCH 171 5 176 166
ADVANC 146 6 151 140
MINT 43 1 44 43
5 dudiu yaA1n15au§gNS aas NVDR (duunv)

KBANK 14 256 270 -242
BBL 304 527 831 -223
DTAC 34 175 210 -141
PSL 1 24 25 -24
SCIB 4 22 26 -19
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52 week
Current Index

World Stock Index

Dow Jones 10,501.05 0.28% 1.07% 2.25% 19.65% 10,501.05 6,547.05

S&P 500 1,114.11 0.70% 0.98% 1.89% 23.34% 1,114.11 676.53

Nasdaq 2,212.10 0.99% 1.03% 2.04% 40.27% 2,212.10 1,268.64

FTSE 100 5,315.34 1.02% 0.09% 0.36% 19.87% 5,382.67 3,512.09

DAX 5,802.26 0.80% 0.30% 2.03% 20.62% 5,854.14 3,666.41

CAC 3,830.44 0.70% -0.25% 0.64% 19.03% 3,892.36 23519529]

NIKKEI 10,105.68 -0.02% -0.61% 3.43% 14.07% 10,639.71 7,054.98

Hang Seng 22,085.75 0.84% -1.07% -2.07% 53.51% 22,943.98 11,344.58

MSCI Ex. JP 280.31 0.35% -0.04% 1.73% 70.02% 281.45 439831

S&P Volatility (VIX Index) 21.15 -2.04% -4.30% -9.46% -47.13% 56.76 20.47

Dow Jones Real Estate 176.95 1.96% 2.54% 5.86% 21.51% 176.95 85.52

Dow Jones Financial Sector 258.56 0.80% 0.97% -0.38% 14.14% 276.08 119.48

Dow Jones Construction Material 250.78 1.51% 1.06% -0.59% 8.10% 281.25 150.50

Dow Jones Energy 486.32 0.46% -0.22% -2.42% 13.20% 522.74 341.83

Dow Jones Technology 637.62 0.95% 1.18% 1.58% 59.33% 638.27 347.60

Dow Jones Health Care 321.87 0.94% 1.82% 5.58% 19.77% 321.87 221.08

Dow Jones Consumer Services 280.28 0.62% 1.91% 2.89% 32.25% 280.28 166.78

SET Indices

SET Index 709.74 0.87% 1.16% 1.63% 57.73% 751.86 411.27

SET 100 Index 1,076.06 0.88% 1.24% 1.16% 60.28% 1,158.37 603.94

SET 50 Index 498.84 0.89% 1.28% 1.44% 57.64% 537.02 284.25

MAI Index 214.74 0.29% 0.71% 0.14% 31.80% 217.83 148.96

Energy 15,270.82 0.93% 0.79% -0.24% 38.11% 17,075.96 9,175:92/

Bank 288.33 0.61% 0.52% 6.16% 103.32% 300.34 139.16
Property 114.31 0.73% 0.18% -2.81% 90.64% 124.80 52.56
Transportation 88.77 0.32% 1.21% -0.45% 88.07% 100.20 41.53
Construction Materials 5,822.46 1.60% 1.85% 4.25% 104.83% 6,054.46 2,474.47

ICT 74.05 0.53% 3.47% -1.65% 19.71% 83.47 57.34
Electronic 606.35 0.49% 0.75% -0.18% 66.73% 647.54 306.74
Commerce 6,123.25 3.25% 3.89% 5.17% 53.03% 6,123.25 3,603.47
Hospitality & Leisure 224.57 0.24% 2.08% -0.83% 16.39% 228.97 177.54

US 2-Y yield 0.85 6.08% 11.70% 5.01% 10.78% 1.40 0.65

US 5-Y yield 2.29 1.65% 5.26% 1.39% 47.57% 2.92 1.26

US 10-Y yield 3A55] -0.05% 3.47% 3.81% 60.38% 3.95 2.05

US Ted Spread 0.23 0.05% -3.28% 5.73% -82.69% 1.88 0.16

Thai 2-Y yield 2.17 0.00% 0.93% -3.13% 9.60% 2.38 1.16

Thai 5-Y yield 3258 -0.28% -1.12% -4.08% 59.01% 3.81 2.06

Thai 10-Y yield 4.36 0.23% -1.13% -2.90% 62.08% 4.54 2.40

Thai TED Spread 0.13 0.00% 5.94% 18.23% -84.25% 0.89 0.10

Dollar Index 76.35 -0.29% 0.77% 1.35% -6.10% 89.11 74.27

UsD : EURO 0.68 0.86% 1.21% 1.71% -3.89% 0.80 0.66

USD : POUND 0.62 0.46% 0.83% 2.82% -10.42% 0.74 0.59

uUsD : Yen 88.51 -0.48% -1.57% -1.46% -1.88% 101.21 86.36

USD : Yuan 6.83 0.01% -0.02% 0.03% 0.08% 6.85 6.82
Commodities Related Stocks
Nymex Futures 1 M (USD/bbl) 69.51 -0.52% -5.98% -8.96% 55.85% 81.37 33.87 PTT, PTTEP
GRM (USD/bbl) 1.85 -10.63% 6.94% 31.21% -39.14% 10.20 -0.59 PTTAR,TOP,IRPC,ESSO
Newcastle Coal Price (USD/tonne) 81.10 0.00% 0.37% 2.01% 2.01% 85.00 60.20 BANPU,LANNA,UMS
BDI (USD/tonne) 3,530.00 -1.37% -12.54% -14.13% 356.07% 4,661.00 772.00 TTA, PSL
BDI Futures 1 M (USD/tonne) 2,740.00 2.24% -1.44% -20.46% 138.26% 3,775.00 900.00 TTA, PSL
Gold (USD/ounce) 1,125.74 -1.37% -3.27% 1.70% 27.71% 1,216.25 812.60 THL
Silver (USD/ounce) 1,719.00 -1.83% -4.71% -0.76% 59.31% 1,918.00 1,029.00

CRB Index 273.52 0.98% -0.24% 1.63% 19.16% 284.09 200.34

Zinc (USD/tonne) 2,334.00 1.57% 1.17% 7.36% 93.21% 2,430.00 1,080.00 PDI
Crude Palm Oil (MYR/tonne) 2,194.50 0.00% 0.00% 2.09% 41.31% 2,742.50 1,516.50 TVO, UVAN, UPOIC
Sugar Price (US cent/Ib) 25.49 5.64% 11.50% 12.19% 99.92% 25.49 11.78 KsL
Soybeans (USD/Ib) 10.30 2.23% 0.44% 7.63% 7.32% 12.65 8.36 TVO
Soybean Oil (USD/pound) 37.31 0.65% -2.43% 1.55% 17.81% 38.70 26.89 TVO
Soybean Meal (USD/short ton) 112.50 0.00% 0.00% 4.65% 4.65% 451.50 263.80 TVO
Rubber (SGD/kg) 372.50 -0.80% -4.97% 5.37% 85.09% 392.50 165.25 STA, TRUBB
Chicken (Bt/kg) 61.00 0.00% 0.00% 0.00% 9.91% 63.50 37.50 CPF
Pork (Bt/kg) 112.50 0.00% 0.00% 4.65% 4.65% 125.00 107.50 CPF
Ethylene (USD/tonne) 1,125.00 0.00% 2.27% 10.29% 108.33% 1,125.00 440.00
Propyene (USD/tonne) 1,085.00 0.00% 0.00% 4.83% 141.11% 1,105.00 450.00

HDPE (USD/tonne) 1,245.00 0.00% -2.73% 0.40% 50.00% 1,310.00 830.00

Naptha (USD/tonne) 72.95 -1.75% -5.93% -3.19% 149.40% 80.95 29.25

Ethylene Spread (Olefin) 1,052.05 0.12% 2.90% 11.37% 105.98% 1,052.05 406.15 PTTCH
Propylene Spread (Olefin) 1,012.05 0.13% 0.46% 5.46% 140.53% 1,027.15 417.75 PTTCH
HDPE Spread (Olefin) 1,172.05 0.11% -2.53% 0.64% 46.37% 1,241.95 789.75 PTTCH, scc
Hot Rolled Coil (USD/tonne) 530.00 0.00% 1.44% 7.07% 15.22% 595.00 400.00

Rebar (USD/tonne) 505.00 0.00% 2.02% 4.12% 20.24% 545.00 415.00

Slab (USD/tonne) 465.00 0.00% 2.20% 4.49% 14.81% 490.00 355.00

Scrap (USD/tonne) 335.00 0.00% 2.29% 8.94% 28.85% 362.50 235.00

Spread Rebar-Scrap (USD/tonne) 170.00 0.00% 1.49% -4.23% 6.25% 220.00 147.50 TSTH
Spread HRC-Slab (USD/tonne) 65.00 0.00% -3.70% 30.00% 18.18% 125.00 16.25 ssi
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Foreign net Buy/Sell in regional markets (USDmn)
14-Dec-09 11-Dec-09 10-Dec-09 5 Days 30 Days YTD 2008
Thailand -19.23 -4.93 0.00 -128.11 -350.96 1,179.70 -4,942.27
Indonesia 63.45 3.88 8.27 77.86 512.78 1,211.27 1,801.09
Philippine 3.40 8.95 3.77 12.17 15.85 406.34 -1,135.29
India 0.00 73.52 80.62 303.67 2,346.78 16,942.98 -12,918.30
Taiwan 150.17 174.43 -307.77 102.57 2,094.62 13,072.52 -16,363.82
S. Korea 5.81 110.91 236.81 417.67 2,523.58 23,800.61 -36,742.48
Vietnam -3.22 3.52 -2.35 -1.69 53.59 58.28 340.30
Total 200.38 370.28 19.34 784.14 7,196.24 56,671.71 -69,960.77
Trading Activities (Btmn)
SET Buy Sell Net 5 Days 30 Days YTD 2008
Institutions 1,450 651 800 3,877 12,824 -12,947 45,189
Foreign Investors 4,376 5,013 -637 -4,368 -14,189 39,660 -162,347
Local Investors 8,189 8,909 -720 680 -220 -26,965 116,234
Proprietary Trading 3,247 2,690 557 -189 1,585 252 923
FUTURES Long Short Net 5 Days 30 Days YTD 2008
Institutions 4,795 5,512 =717 -379 -25 -9,888 -3,807
Foreign Investors 697 1,306 -609 642 -2,542 14,193 5,953
Local Investors 9,685 8,359 1,326 -263 2,567 -3,453 -2,146
14-Dec-09 11-Dec-09 09-Dec-09 5Days MTD YTD Y2008 Y2009
Top Buy
BANPU 598.73 316.84 91.65 1,731.04 2,310.72 22,256.18 11.85 25.57
scc 166.38 135.77 11.68 629.86 1,352.79 7,431.97 7.30 10.44
PTTCH 166.05 75.38 33.56 275.44 523.80 1,044.28 0.58 1.22
ADVANC 139.77 247.24 -34.34 434.96 524.72 2,659.26 1.60 1.45
MINT 42.58 38.04 17.99 151.74 173.66 688.11 2.05 4.01
Top Sell
KBANK -241.59 -149.45 -230.26 -926.15 -1,340.83 21,031.67 9.67 19.83
BBL -223.22 -390.45 -94.74 -997.37 -1,596.26 2,475.11 21.82 23.74
DTAC -140.57 -4.69 -97.02 -127.25 -63.21 3,547.25 4.98 6.99
PSL -23.52 1.60 -2.86 -29.27 -36.66 -29.00 7.78 6.44
SCIB -18.72 -4.97 0 -81.87 -85.80 -419.87 12.02 5.66
-1 Day -1 Week -1 Month -3 Month
scc 6.41 3.53 1.59 1.94
BANPU 4.86 2.45 1.96 1.78
SCB 3.74 1.15 1.66 1.52
ADVANC 1.04 0.83 1.13 1.10
MINT 1.04 0.70 0.76 0.48
PTTCH 0.91 7.48 5.33 3.59
PTTEP 0.91 2.54 1.89 1.27
IRPC 0.75 0.56 1.18 1.60
TTA 0.46 0.97 0.78 1.01
PTT 0.37 0.61 2.36 2.03
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Director Trade

Transaction Date Stock Types of Securities Name of Management Transaction P'?;’:;?g:) Am(t; l:r]:) Total (Bt) Remark
9-Dec-09 BLAND Warrant 2 Anant Kanjanapas Sell 0.14 50,000,000 7,000,000
11-Dec-09 BLAND Common share Anant Kanjanapas Buy 0.57 20,000 11,400
14-Dec-09 BOL Common share Chonawat Srisa-An Sell 1.41 100,000 141,000
9-Dec-09 CIG Warrant Wongsawat Wongsawang Sell 4.25 60,000 255,000
11-Dec-09 CIG Warrant Wongsawat Wongsawang Sell 4.37 40,000 174,800
8-Dec-09 GBX Common share Narumol Prapaitrakul Sell 1.86 100,000 186,000
8-Dec-09 GBX Common share Noppadon Sakulwattana Sell 1.92 81,900 157,248
9-Dec-09 KEST Common share Vikas Chandra Kawatra Sell 12.10 20,000 242,000
11-Dec-09 MINT Common share Paul Charles Kenny Sell 11.40 100,000 1,140,000
11-Dec-09 PSL Common share Amnad Chandanamattha Buy 17.90 20,000 358,000
11-Dec-09 PTTEP Common share Sermsak Satchawannakul Sell 134.00 2,000 268,000
11-Dec-09 SAUCE Common share Vilaiporn Phothiintha Buy 140.00 1,300 182,000
9-Dec-09 suc Common share Chutindhon Darakananda Buy 18.50 18,800 347,800
9-Dec-09 UTP Common share Wachara Chinsettawong Buy 3.22 10,000 32,200
11-Dec-09 UTP Common share Wachara Chinsettawong Buy 3.20 3,000 9,600
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Calendar of Event

Dec 2009

Share Listing LVT - XW@2:1
FND - 2,500,000 Shrs. Share Listing

KEST - 64,700 Shrs.
PTT - 1,951,200 Shrs.

IRC - XD@0.42 PL - XD@0.30 PM - XD@0.07
NBC - XD@0.15 Share Listing Share Listing
TR - XD@1.00 ACL - 498,818,053 Shrs. TVO - 1,389,600 Shrs.

Share Listing
GBX - 14,423,350 Shrs.

CGS-XR4:1@1.30

CGS - XW@4:1

Share Listing

BOL - 7,086,000 Shrs.
MINT - 1,151,800 Shrs.
THANI - 155,802,594 Shrs.

CITY - XD@0.11

DISCLAIMER

The information, statements, forecasts and projections contained herein, including any expression of opinion, are based upon sources believed to be reliable, but their accuracy,
completeness or correctness are not guaranteed. Expressions of opinion herein were arrived at after due and careful consideration and they were based upon the best information
known to us then, and in our opinion are fair and reasonable in the circumstances prevailing at the time. Expressions of opinion contained herein are subject to change without notice.
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